
STATE OF ALASKA
DEPARTMENT OF REVENUE

TREASURY DIVISION
POWER COST EQUALIZATION ENDOWMENT FUND

SCHEDULE OF INVESTED ASSETS

2012 2011

Investments (at fair value)
Cash and cash equivalents

Short-term Fixed Income Pool $ 10,098                  $ 7,590                     

Marketable debt and equity securities
Broad Market Fixed Income Pool 240,888,968         107,683,666          
U.S. Treasury Fixed Income Pool -                            12,885,713            
Non Retirement Domestic Equity Pool 348,706,916         197,787,612          
MSCI International Equity Pool 110,120,621         5,129,328              
SOA International Equity Pool 59,939,984           42,696,392            

Total marketable debt and equity securities 759,656,489 366,182,711

Receivable on pending trades -                            -                            
Income Receivable 8                           4                            

Total invested assets $ 759,666,595 $ 366,190,305

February 29, 2012 and 2011
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CURRENT YEAR TO
MONTH DATE

Investment Income
Cash and cash equivalents

Short-term Fixed Income Pool $ 8                       $ 61                       

Marketable debt and equity securities
U.S. Treasury Fixed Income Pool -                        (361)                   
Broad Market Fixed Income Pool 75,134              13,382,032         
Non-retirement Domestic Equity Pool 14,106,107       12,411,245         
EAFE International Equity Pool 5,953,126         (5,421,284)         
SOA International Equity Pool 3,207,055         (1,632,650)         

Commission Recapture - International -                        -                         
Total income (loss) marketable debt and equities 23,341,422 18,738,982

Total investment income (loss) 23,341,430 18,739,043

Total invested assets, beginning of period 736,344,964     364,529,375       

Net contributions (withdrawals) (19,799)             376,398,177       

Total invested assets, end of period $ 759,666,595 $ 759,666,595

STATE OF ALASKA
DEPARTMENT OF REVENUE

TREASURY DIVISION
POWER COST EQUALIZATION ENDOWMENT FUND

February 29, 2012

SCHEDULE OF INVESTMENT INCOME
AND CHANGES IN INVESTED  ASSETS

For the Month Ended 
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Asset Allocation Policy Effective Date:  7/1/2011

Fund established 5/24/00

Policy Range Market Values Current Allocation
Current 

Variance
Cash and cash equivalents

Short-term Fixed Income Pool Residual 10 0.00% n/a
Total cash and cash equivalents 0.00% 0% - 2% 10 0.00% n/a

Marketable debt securities
Broad Market Fixed Income Pool 33.00% 28%-38% 240,889 31.71% 1.29%

Total Marketable debt securities 240,889 31.71% 1.29%

Equities
Non-retirement Domestic Equity Pool 44.00% 39%-49% 348,707 45.90% -1.90%
International Equity Pools 23.00% 18%-28% 170,061 22.39% 0.61%

Total investments  AY 13 100.00% 759,667 100.00% 0.00%

Receivable on pending trades -
Interest Receivable -

Total Invested Assets At Fair Value 759,667

Asset Allocation 

Asset Allocation Policy with Actual Investment Holdings as of
February 29, 2012

(Stated in Thousands)

STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

INVESTED ASSETS UNDER THE INVESTMENT AUTHORITY OF THE COMMISSIONER OF REVENUE  

POWER COST EQUALIZATION ENDOWMENT FUND
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